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995** 994 1000** 1002
Contracts Long Short Net YTD
Institution 15945 9509 6436 56898
Foreign 18984 10864 8120 2593
Local 44750 59306 (14556) -59491
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g8 SETS0 Index Options
. SET50 Long
) 77 o I Cost Profit/L
p/|_ $50U17C1000 Az ¢ Wait and See e ssou17c1o00 COst Profi /Loss
120 900 -100 6.8 -6.8
100 925 -75 6.8 -6.8
/ Aauns : Wait and See 950
80 -50 6.8 -6.8
VIANUFIAR © -
" / T 3 975 25 68  -68
ﬁ'\"lsmamwmmmsg =
Pl o 1000 0 6.8 6.8
40 wWhnaneasvindnls ;-
/ . . 1025 25 6.8 182
20 ANAUNU (LHDKRUADNY) -
/ 1050 50 6.8 432
D T T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 75 6.8 68.2
20
1100 100 6.8 932
Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 52.40 -0.20 89 784 55.53 -3.13 1002.40 0.00 0.00% 18.16
=
.g S50U17C975 25.40 3.20 313 4,242 30.53 -5.13 1000.40 -0.01 0.00% 33.04
8' S50U17C1000 7.80 1.70 1123 13,785 553 2.27 1007.80 0.00 2.69% 88.71
3 S50U17C1025 1.40 0.30 897 7,731 0.00 1.40 1026.40 0.02 4.33% 107.02
S50U17C1050 0.50 0.40 13 923 0.00 0.50 1050.50 0.04 6.09% 95.05
S50U17P950 1.70 -0.20 736 9,793 0.00 1.70 948.30 -0.06 10.01% -50.80
§ S50U17P975 2.90 -0.90 535 13,672 0.00 2.90 972.10 -0.03 7.66% -57.57
3‘ S50U17P1000 9.70 -1.90 832 8,529 0.00 9.70 990.30 -0.02 7.27% -43.87
E S50U17P1025 27.40 -4.20 596 2,652 19.47 7.93 997.60 -0.01 9.28% -24.99
S50U17P1050 47.40 0.10 26 44.47 2.93 1002.60 0.00 9.60% -18.09
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v I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading

TTCL PUBLIC COMPANY LIMITED dally_
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Swing Trading
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A
Support 7.35
Resistance 7.60
Stop loss 7.20

dunzinszazdn (BUY)
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TOP i1 SBL luiiio 24 n.a. Ak uun 229

siunu 84-84.25 un sodunzdandu

THAI OIL PUBLIC COMPANY LIMITED daily
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TU : TU24C1709A
THAI UNION GROUP PUBLIC COMPANY LIMITED daily u,u_alag/u l,l,‘l,l,')ﬁ"lu
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Tnsdid 02-658-9915
Email: dw@fnsyrus.com

. - saisifl i AN Line: @dw24
Name TU24C1709A Expire Date(Maturity Date) 04-Oct-2017
Underlying TU Last Trading Date 28-Sep-2017
Type Call Listing Date 19-Sep-2016
Strike 26.247 Conversion Ratio 3.84098
TimeDecay Per Day -3.20% Effective Gearing 12.06
Delta 9.22% Implied Volatility 44.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 CRANE 2.80 12 2.70/2.64 2.86/3 Uptrend wnliinenadunnlneyldauluudn

2 ASAP 7.50 5.63 7.30/7 7.80/8 Sideway Up liinam 7 v shsAWLIN

3 PLE 1.22 5.17 1.19/1.17 1.24/1.30 Uptrend Tuudnmsdundannss

4 CSP 2.88 4.35 2.82/2.76 2.94/3 Sideway Sideway Tunseuanumaun so1danung
5 SEAFCO 14.70 4.26 14.40/14 15/15.50 Uptrend ANAINEIIAIRH

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 JMT 27.75 593 27.25/26.75 28.25/29 Sideway Budussrny Wnshusugunou

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidruraiduiuiiiumnuussnineas tnamumsidanussinssiaduniey **
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i Gold Futures

FINANSIA SYRUS

8 7 . ] o Spot Gold 60 mins
@innintdu Moving Average 20 28luasls |
HDINNFTAIMND - 1.255.00
AWg1e 60 U saAMaNAIENUSUENARAY 125000
snu MACD fidsusnasasunnauniing uuilinluszoe TZEE
Audaneainsaidlonalsudianauisio asulad S1.245.00
sﬁﬂﬁﬁqtﬂﬁauvlmayjﬁﬁmmﬁu Moving Average 20
2l 124000
B ~1,235.00
Anuziinszardis GFQ17 (Trading Short)
. ¢ 2.0000
o dunu Short fivdna 1253 naaand fasia Taud 1 10000
Whusnoasvina siiuanas 1240 aoaans uasil ' .
RGRUIONUT 1257 aoaas -
We 17:00 Th 03:00 07:00 12:00 17:00 Fr 03:00 07:00 12:00 17:00 Sa Mo 08:0013:0018:00 Tu 03:0007:0012:0017:00 We03:0007:00 \
© 2017 Bisnew ws AFE (Thaland) Limited www hisnews.com
(VLT ([I7oY: g 1T}
1245 1240 1252 1257
25 a.A. 2017 Contracts Long Short Net YTD
naanu SPDR annnsfiansasnasdad Institution 2691 2976 (285) 3689
9.17 siu gszeiu 800.45 sin Foreign 470 441 29 -21379
Local 5727 5471 256 17690
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- USD Futures

Thai Baht Spot Rate daily

indsougoudn Tuzuadu snudrdaanusn 13500
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50N17 1003 5.50 5 4 97 -1 2 1005.57 1005.53 1005.87 0.79% 0.015 -2.53 -2.57
S50Q17 1001.4 5.50 0 0 2 0 35 1006.53 1005.81 1011.84 0.46% 0.015 -4.13 -5.13
S50U17 997.9 3.30 72104 27815 318656 13601 65 1006.73 1005.39 1016.58 0.83% 0.015 -7.63 -8.83
S50217 998.9 3.10 6597 3659 31435 3830 155 1005.49 1002.28 1028.97 1.51% 0.015 -6.63 -6.59
S50H18 994.5 3.10 703 486 3097 174 247 1004.51 999.41 1041.93 1.65% 0.015 -11.03 -10.01
S50M18 988.8 3.10 270 225 1092 102 337 991.98 985.01 1043.04 2.96% 0.015 -16.73 -3.18
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 19,960 -30 229 177 2,695 155 35 19,890 19,875 19,994 70.33 1.50%
GFV17 20,000 -30 26 20 746 15 96 19,939 19,900 20,227 60.54 1.50%
GFz17 20,040 -20 59 19 241 57 155 19,988 19,924 20,451 52.38 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.50 0.08 2 33.48 0.03
uSDQ17 33.50 0.12 35 33.56 0.03
usbui7 33.46 0.09 64 33.64 -0.01
usbzi7 33.49 0.09 155 33.88 0.02
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